Teachers' Retirement System of Kentucky

Transaction Commissions

For the Period July 1, 2015 - June 30, 2016

Broker Name # of Shares Commiission Cost/Share % of Total
Abel Noser Total 10,185,856 S 89,661.92 S 0.009 5.43%
BTIG Total 229,747 8,727.07 0.038 0.53%
ConvergEx - Algos Total 30,482,035 152,746.27 0.005 9.25%
ConvergEx - FS Total 4,492,580 44,925.80 0.010 2.72%
ConvergEx - Transitions Total 5,248,220 26,241.12 0.005 1.59%
ConvergEx ADR Conversions Total 7,775,315 148,485.29 0.019 9.00%
Cornerstone Total 1,132,536 33,976.08 0.030 2.06%
Credit Suisse Sec. LLC Total 1,622,834 49,498.33 0.031 3.00%
Deutsche Bank Total 443,641 12,429.92 0.028 0.75%
First Kentucky Securities Corp Total 308,849 9,265.47 0.030 0.56%
Goldman Sachs Total 1,898,348 54,018.12 0.028 3.27%
Investment Tech Grp Transition Total 11,024,101 101,917.26 0.009 6.17%
Investment Technology Grp Total 16,033,396 159,873.29 0.010 9.69%
ISI Algos Total 1,900,825 19,008.25 0.010 1.15%
ISI Group Total 1,416,033 38,396.58 0.027 2.33%
J.J.B. Hilliard, W.L. Lyons Total 757,078 22,712.34 0.030 1.38%
Jefferies & Co. Total 302,597 8,355.07 0.028 0.51%
JP Morgan & Chase Total 473,299 8,454.02 0.018 0.51%
Liquidnet Inc - Transition Total 9,386,870 59,395.78 0.006 3.60%
Liquidnet Inc Total 15,128,658 141,605.95 0.009 8.58%
Merrill Lynch Total 2,608,422 79,070.39 0.030 4.79%
Morgan Stanley Smith Barney-Hunt Total 460,600 13,818.00 0.030 0.84%
Morgan Stanley Smith Barney-Louv Total 672,166 20,164.98 0.030 1.22%
Morgan Stanley Smith Barney-NKY Total 687,500 20,625.00 0.030 1.25%
Morgan Stanley Total 348,333 12,901.58 0.037 0.78%
Raymond James & Assoc Total 2,716,670 82,206.74 0.030 4.98%
Stifel, Nicolaus & Co Total 1,093,242 33,315.12 0.030 2.02%
UBS/Paine Webber-Louisville Total 1,122,123 33,663.69 0.030 2.04%
Weeden & Co Total 1,860,483 56,561.86 0.030 3.43%
Other<1% 5,492,883 108,701.70 0.020 6.59%
Grand Total 137,305,240 $ 1,650,722.99 $ 0.012 100.00%




